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摘  要
         
         
本文研究了政府收入和政府支出对经济增长的影响。具有而言，本文运用老挝
1981-2015年的年度时间序列数据，检验了GDP，政府收支，消费者价格指数，市场
存款利率之间是否存在长期联系及其因果关系。首先，本文发现，在一阶条件下
，GDP，政府收支，消费者价格指数，市场存款利率均具有平稳性。因此，可以进
行时间序列分析。其次，本文进行了Johansen协整检验，从最大特征值统计中发现
变量间存在协整关系。这意味着变量之间存在长期联系。第三，本文也进行了
Granger 因果检验，结果显示政府支出影响政府收入，政府收入也会影响政府支出
，并在1%水平下显著。同时，我们通过联合备择假设发现变量对GDP的影响在1%水
平上均显著。最后，本文建立了向量误差修正模型。我们仅得到存在的证据证明了
长期因果关系， 在1%水平上显著。在后估计方面， 研究者进行了拉格朗日乘数检
验是否整个模型的残差序列中存在自相关，结果从滞后1阶到滞后3阶并未发现存在
自相关。
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Abstract
         
         
This thesis investigates the effect of government revenue (tax) and government
expenditure (spending) on economic growth. In particular, the thesis employs an
annual time-series database for a period of 1981-2015 for Laos. The researcher
investigates whether there is long-run association and long-run causality between
gross domestic product, government revenue, government expenditure,
consumer price index and deposit money market interest rate using time-series
analysis.
      Firstly, the researcher found stationarity for all the variables after first-order
condition. Hence, the proceeding time-series analysis can be applied.
      Secondly, the researcher tested the existence of cointegration among the
macro variables. The both of eigenvalue statistics from the Johansen
cointegration test sugguests that there are two cointegrations among the
variables. This implies there are associations running between the variables.
      Thirdly, the researcher also conducted the test of granger causality. Based
from the results, the paper finds government expenditure causes government
revenue, and government revenue also causes government expenditure at 1%
significance level. Meanwhile, we found that the joint alternative hypothesis that
the variables cause GDP is significant at 1% level.
      Lastly, the researcher estimated a Vector error correction model, found a
strong evidence for long-run causality running from the independents variable to
GDP, which is significant at 1% level.
      For post-estimations, the researcher used Larange Multiplier test to test
whether there is autocorrelation for the residual series of the whole model. The
result indicates that there is no autocorrelation for residual series of lag 1 to lag 3
of the whole model.
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